A minimization algorithm with approximation of an epigraph of the objective function and a constraint set by Zabotin I. et al.
CEUR Workshop Proceedings 2016 vol.1623, pages 321-324
A minimization algorithm with approximation of an
epigraph of the objective function and a constraint set
Zabotin I., Shulgina O., Yarullin R.
Kazan Federal University, 420008, Kremlevskaya 18, Kazan, Russia
Abstract
Copyright  ©  by  the  paper's  authors.An  algorithm  is  suggested  for  solving  a  convex
programming problem which belongs to a class of cutting methods. In the algorithm an epigraph
of the objective function and a feasible solutions set of the problem are embedded into some
auxiliary sets to construct  iteration points.  Since these embedded sets are constructed as
polyhedral  sets  in  the  algorithm,  then  each  iteration  point  is  found  by  solving  a  linear
programming problem independently of the type of functions which define the initial problem.
The suggested algorithm is characterized by the following fact. Sets which approximate the
epigraph of the objective function can be updated periodically on the base of discarding cutting
planes.
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